
Shares / UnitsDescription

Teachers' Retirement System of the State of Kentucky

Health Insurance Trust Holdings

September 30, 2021

Domestic & International Equities

10X GENOMICS INC 9,856

ABIOMED INC 4,994

AFFIRM HLDGS INC 16,975

ALNYLAM PHARMACEUTICALS INC 7,372

AMAZON.COM INC 1,622

APPIAN CORP 13,971

BLACK ROCK FUND B 574,303,101

CARVANA CO 7,274

CHEGG INC 29,898

CHEWY INC 24,732

CLOUDFLARE INC 20,810

COSTAR GROUP INC 23,330

COURSERA INC COMMON STOCK 36,017

DATADOG INC 9,882

DENALI THERAPEUTICS INC 24,171

DOORDASH INC 6,482

DUOLINGO INC CL A COM 3,747

FIRST REPUBLIC BANK 13,922

FT WASH FOCUSED EQTY SECURIT 35,285,691

GINKGO BIOWORKS HOLDINGS INC 25,507

GLAUKOS CORP 8,142

ILLUMINA INC 6,989

LEMONADE INC 14,404

MARKETAXESS HOLDINGS INC 3,737

MODERNA INC 20,185

NETFLIX INC 6,320

NOVOCURE LTD 12,938

NVIDIA CORP 9,136

PELOTON INTERACTIVE INC CL A 13,524

PENUMBRA INC 4,086

PINTEREST INC CL A 20,403

RECURSION PHARMACEUTICALS IN 23,174

REDFIN CORP 30,154

ROKU INC 11,579

SANA BIOTECHNOLOGY INC 17,136

SHOPIFY INC 6,348
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Shares / UnitsDescription

Teachers' Retirement System of the State of Kentucky

Health Insurance Trust Holdings

September 30, 2021

Domestic & International Equities

SNAP INC CL A 16,398

SNOWFLAKE INC 4,722

TELADOC INC 7,608

TESLA INC 6,464

THE TRADE DESK 69,398

TWILIO INC 10,844

VROOM INC 40,902

WATSCO INC 5,171

WAYFAIR INC 18,554

WORKDAY INC 7,075

ZILLOW GROUP 9,359

ZOOM VIDEO COMMUNICATIONS IN 9,799
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Par AmountDescription

Teachers' Retirement System of the State of Kentucky

Health Insurance Trust Holdings

September 30, 2021

Fixed Income

ACTIVISION BLIZZARD 1,000,000

ALIBABA 1,000,000

ALPHABET INC 1,000,000

AMAZON.COM 3,000,000

AMAZON.COM INC 1,000,000

AMERICAN EXPRESS CO 1,000,000

AMERICAN EXPRESS CO 500,000

AMERIPRISE FINANCIAL 2,000,000

AMERSON ORCHARD GTOWN KY 2,581,300

AON CORP 1,000,000

APPLE INC 1,000,000

APPLE INC 1,000,000

APPLE INC 2,000,000

APPLIED MATERIAL 1,000,000

BAIDU INC 500,000

BERKSHIRE HATHAWAY 1,000,000

BERKSHIRE HATHAWAY ENERGY 2,000,000

BMW US CAPITAL 3,000,000

CALIFORNIA MUNI FIN AUTH-FBI 1,485,000

CHARLES SCHWAB CORP 1,000,000

CHARLES SCHWAB CORP 1,000,000

COCA COLA BOTTL  CO 2,000,000

COCA-COLA CO 2,000,000

COCA-COLA CO 2,310,000

COSTCO 1,500,000

COSTCO WHOLESALE CORP 1,000,000

COUNTY OF OLDHAM KY 550,000

ECOLAB INC 1,000,000

ELI LILLY & CO 472,000

EXXON MOBIL 500,000

EXXON MOBIL 2,000,000

FAYETTE CO. KY SCH DIST FIN 1,290,000

FIDELITY NATL FINANCIAL 2,000,000

FN BL5028 968,335

FREDDIE MAC 1,000,000

GATX CORP 400,000
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HERSHEY COMPANY 1,000,000

HOME DEPOT INC 2,000,000

JOHNSON & JOHNSON 1,000,000

JOHNSON & JOHNSON 1,000,000

JOHNSON & JOHNSON 1,145,000

KEURIG DR PEPPER INC 1,000,000

KROGER CO 1,000,000

KROGER CO 1,000,000

LABORATORY CORP OF AMERICA 1,000,000

LEGGETT & PLATT INC 1,500,000

LEXINGTON FAYETTE COUNTY 1,000,000

LEXINGTON-FAYETTE 1,615,000

LOWE'S COS INC 1,684,000

MARKEL CORP 1,000,000

MCDONALD´S CORP 2,000,000

MCDONALD'S CORP 1,500,000

MERCK & CO INC 1,000,000

MICROSOFT CORP 500,000

MICROSOFT CORP 1,000,000

NATIONAL RURAL UTIL CORP 1,468,000

NATIONAL RURAL UTIL CORP 1,539,000

NORTHROP GRUMMAN CORP 1,000,000

NYC TRANSITIONAL FIN 2,500,000

ORACLE CORP 1,000,000

ORACLE CORP 2,000,000

PEPSICO 1,041,000

PFIZER INC 1,000,000

PPG INDUSTRIES 2,000,000

PROCTER & GAMBLE CO 1,000,000

STRYKER CORP 1,000,000

STRYKER CORP 1,000,000

TEXAS INSTRUMENTS 875,000

TEXAS INSTRUMENTS INC 500,000

TOWNLEY PARK LEX KY 1,225,000

TOYOTA MOTOR CREDIT 2,000,000

TOYOTA MOTOR CREDIT CORP 1,828,000
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U S TREASURY 2,000,000

U S TREASURY 5,000,000

UNITED PARCEL SERVICE 773,000

UNITED PARCEL SERVICE 1,000,000

UNITED TECHNOLOGIES CORP 34,000

UNITEDHEALTH GROUP INC 500,000

UNIVERSITY OF KENTUCKY 1,000,000

US BANCORP 1,000,000

US BANCORP 1,000,000

US TREASURY 2,000,000

US TREASURY BOND 1,000,000

US TREASURY N/B 2,000,000

US TREASURY N/B 1,500,000

US TREASURY N/B 3,750,000

US TREASURY N/B 1,500,000

US TREASURY N/B 1,000,000

US TREASURY N/B 1,000,000

US TREASURY N/B 3,750,000

US TREASURY N/B 15,000,000

US TREAUSRY N/B 1,000,000

USAA CAPITAL CORP 1,000,000

VETERNAL AFFAIRS MUNI 1,990,000

VISA INC 1,000,000

VISA INC 2,000,000

VISA INC. 1,000,000

WESTERN & SOUTHERN INSURANCE 500,000

WESTERN & SOUTHERN LIFE 2,000,000
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Capital ContributedDescription

Teachers' Retirement System of the State of Kentucky

Health Insurance Trust Holdings

September 30, 2021

Additional Categories

BALL CORP 179,850

HIGHBRIDGE SPECIALTY III MED 331,296

ISHARES TR 79,650

MARATHON EUROPEAN CREDIT II 878,452

MED FT WASHINGTON HIYD BOND FUND 53,598,125

MED MARATHON ECO III 8,969,096

MED. LORD ABBET SECURITIES 61,431,773

MEDICAL - COLUMBIA SECURITIE 53,294,122

MEDICAL - MARATHON CREDIT FU 93,843,539

MEDICAL - SHENKMAN SECURITIE 69,505,909

MEDICAL INS. OAKTREE EURO CS 4,255,234

MEDICAL OAKTREE OPP XB 6,810,045

SPDR SER TR     T 5,201
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Health Insurance Trust Holdings

September 30, 2021

Alternative Investments

ACTIS GLOBAL IV MEDICAL TRUS 2,968,503

APAX IX MEDICAL 2,659,887

APAX X MEDICAL 2,794,126

AUDAX PRIVATE EQUITY V - MED 3,009,308

CARLYLE GLOBAL FINANCIAL III 7,924,851

CARLYLE R&S ENERGY 1,613,828

FORT WASHINGTON PE OPP. III 1,566,855

FT WASHINGTON IV-K MED 1,954,549

FT WASHINGTON X 1,833,356

FTWASHINGTONOPP  IV 1,955,576

KKR AMERICAS XII 3,661,563

LANDMARK XV - MEDICAL 1,553,131

MED ALPINVEST SECONDARIES VI 528,453

MED CARLYLE EURO V 2,576,569

MED FT WASHINGTON X-S 1,451,087

MED INS. CARLYLE ASIA PARTNE 2,437,422

MED KKR EURO FUND V 2,579,841

MED OAKTREE EURO PRINCIPAL F 1,426,234

MED OAKTREE MEZZANINE FUND V 1,059,284

MED. LANDMARK PE XVI 2,664,062

MEDICAL - FT. WAHSINGTON VII 1,582,924

MEDICAL INS. APAX DIGITAL FU 2,250,313

MEDICAL INS. CARLYLE EUROPEA 2,965,161

MEDICAL INS. KKR EUROPEAN IV 5,899,837

MEDICAL LEXINGTON CAPITAL PA 1,969,059

MEDICAL-FORT WASHINGTON VIII 4,959,645

MEDICAL-FT. WASHINGTON IX 6,948,688

MEDICAL-FT. WASHINGTON IX-K 7,179,117

NATURAL RESOURCES XII MEDICA 5,461,830

NGP NATURAL RESOURCES XI MED 5,862,834

OAKTREE EUROPEAN PRIN. IV ME 6,506,964

RIVERSTONE VI MEDICAL 7,909,085
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Teachers' Retirement System of the State of Kentucky

Health Insurance Trust Holdings

September 30, 2021

Real Estate

AG NET LEASE IV 4,798,744

CARLYLE PROPERTY INVESTORS M 11,022,934

CARLYLE REALTY VIII MEDICAL 2,363,919

LANDMARK REAL ESTATE VII 3,165,484

MED BLACKSTONE IX 2,505,870

MED ROCKWOOD REAL ESTATE XI 5,499,242

MED TA REALTY ASSOC XII 9,514,422

MEDICAL - CARLYLE REALTY VII 2,076,691

MEDICAL INS. BLACKSTONE RE V 5,663,216

MEDICAL LANDMARK RE VIII 2,790,735

MEDICAL PRISA LP 12,636,844

ROCKWOOD FUND X 4,750,140

TA CORE REALTY FUND MEDICAL 26,387,799

TA REALTY XI - MEDICAL INSUR 6,280,974
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CASH - CASH MGMT SECURITIES 0

CASH POOL UNITS 192,364,974
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